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Abstract

With the proposal of the “One Belt and One Road” strategy, Xinjiang will play a unique role in geo-
graphical advantages and an important window to the west opening. It will form an important
transportation hub, trade logistics and cultural science and education center on the Silk Road
Economic Belt, and create a core area of the Silk Road economic belt, which will inject new conno-
tation and vitality into Xinjiang’s economic development. Based on the results of the previous
principal component analysis, this paper establishes the VAR model. By using impulse response
analysis and variance decomposition analysis, the paper establishes the VAR model, carries out
short-term dynamic analysis of the main factors that affect the economic development, and uses
impulse corresponding analysis and variance analysis to make impact disturbance on each varia-
ble. The dynamic response and the contribution rate of each variable to employment disturbance
are obtained, and the influencing factors and influencing trends of Xinjiang’s economic develop-
ment are obtained.
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1. 3]

H 2012 52 9 H 33 P AEAT TR EFKIEASRE <7 Sk miag, 201542 1
IEFUPR Y 7 BB, ARTURTSEA RS AR bz uh, BLSHEEEDY A
geitis 7 b EREEROIKAL, ER TP E ARSI U R, A2 R T AR RRE, T
BRI TR R U2 — T AR NLE, ARMHRTE. BN Sl EEL Aol o T 45 DA
REIREA FIRE LA BB s B2 B AR [1]o (RN T 8B AU 5F A Rt J5 T 2R BB A IR L X, T s 7 A it Bt 22
WS ZEAFT. RIEMAH RN G 5 E 5 5 AR — S5 2 0] [0 37 88k Ul BE /2 Lid S 2 Pk 2]
WL 2 BAT R — DK R G TS, XHT iR U A OB R 6 I LSRR BEAT 204, 45 B8 SBAE — i
—ERBORKIREN T, BB i a5t K R AL .

AR [ A SCHROR T, 0 T S22 5 A Re It (K S0 3 1 B DLSRb R 2, WF TT 07 ik 2 BASTHR AT 7
SCUEWT UG 2 (3] ASCHEL#IL VAR B, 32 F kst i 2 75 B A5 22 53 B i i i 8k 1) 22 57 8 Jee 1) 1
BRBERE T 34T o — 7 T AT LASE AN BRI &% Fia b ox B sB 22 G A R AR, [R] I fE 3RA TR B s 42 Bk
AT M

2. WiEKIBRARTE
mE 1, £2.
2.1. 3BFREVIEEN

MEEBE . B B E N R AR R AR, A X1 X2, X3 R

MR A £l B P AL AT R E R AL BN . W R, AT A
i BB R PE NI RSP R ERENTERR, 23 X4, X5, X6, X7 X8 Fun. mHUEARM BT 5
TR AN R R R RfRAE, H X9 #oR.
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Table 1. Index selection table [4]
= 1. fRFRIEENER(4]

L AE RN LT R e FabR
\ S P e S "
YEAR X1 X2 X3 X4 X5 X6 X7 X8
1990 261.44 104.09 83.18 74.17 88.78 104.3 21.78 47.62
1991 33591 111.86 107.99 116.06 124.93 121.52 26.47 50.34
1992 402.31 114.5 147.64 140.17 170.03 138.25 26.07 56.09
1993 495.25 126.85 205.07 163.33 248.44 168.37 35.13 64.71
1994 662.32 187.69 249.11 225.52 285.48 197.11 28.7 71.1
1995 814.85 240.71 283.97 290.17 333.34 253.65 38.28 96.4
1996 900.93 249.31 313.7 337.92 387.85 295.36 48.31 114.88
1997 1039.85 279.73 385.37 374.75 446.81 310.42 54.52 123.35
1998 1106.95 291.05 395.75 420.15 519.77 327.52 65.39 145.99
1999 1163.17 268.51 420.48 474.18 534.65 3474 71.31 166.28
2000 1363.56 288.18 537.58 537.8 610.38 374.5 79.07 190.95
2001 1491.6 288.12 57391 629.57 706 406.35 95.09 263.32
2002 1612.65 305 603.15 704.5 813.02 442 .88 116.47 361.17
2003 1886.35 412.9 719.54 753.91 1002.13 421.16 128.22 368.47
2004 2209.09 446.13 914.47 848.49 1161.52 563.41 155.7 421.04
2005 2604.14 510 1164.8 929.34 1352.27 640.2 180.32 519.02
2006 3045.26 527.8 1459.3 1058.16 1567.05 733.2 219.46 678.47
2007 3523.16 628.72 1647.55 1246.89 1850.84 857.5 285.86 795.15
2008 4183.21 691.07 2070.76 1421.38 2259.97 1041.5 361.06 1059.36
2009 4277.05 759.74 1929.59 1587.72 2827.24 1180.06 388.78 1346.91
2010 5437.47 1078.63 2592.15 1766.69 3539.69 1386.06 500.58 1698.91
2011 6610.05 1139.03 32259 2245.12 4712.77 1662.35 720.43 2284.49
2012 7505.31 1290.42 32945 2820.39 6258.38 1916.06 908.97 2720.27
2013 8443.84 1434.83 3574.88 3434.13 8148.41 2179.45 1128.49 3067.12
2014 9273.46 1538.6 3948.96 37859 9744.79 2436.5 1282.34 3317.79
2015 9324.8 1559.08 3596.4 4169.32 10729.32 2605.96 1330.85 3804.87
2016 9617.23 3208.05 7181.62 8552.36 9983.86 2825.9 1437.66 4138.25
FERLKIE: 1990~2016 4F (HisRAIHEL) .
Table 2. Index table [4]
= 2. RIRERLER(4]
e LSRR Y 4 S = p GDP
AR
YEAR X9
1990 3496.4 261.44
1991 3494 33591
1992 3495.41 402.31
1993 3514.72 495.25
1994 3599.01 662.32
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1995 3724.32 814.85
1996 3863.8 900.93
1997 4007.66 1039.85
1998 4223.99 1106.95
1999 4396.54 1163.17
2000 4524.67 1363.56
2001 4603.78 1491.6
2002 4781.77 1612.65
2003 5026.54 1886.35
2004 5206.37 2209.09
2005 5333.6 2604.14
2006 5339.71 3045.26
2007 5023.37 3523.16
2008 3746.11 4183.21
2009 3844.75 4277.05
2010 3722.15 5437.47
2011 3697.6 6610.05
2012 4333.25 7505.31
2013 4502.86 8443.84
2014 4763.46 9273.46
2015 4875.05 9324.8
2016 4621.35 9617.23

FORIRIE: 1990~2016 4F CHIBZHES) .

2.2, BHRFER AR5

RSCHOR LB T 1990-2016 47 CHARSEHAE4) | IO IR0 RTHEEEF R )
BRI 2 MGG . (R TV, B RN, AR Z-SCORE FREML AR 2, = 20
ST AR, ZERIAE VAR BN, IR EIEARYE, 6B TR BT
23. WiRAEIS]

SR SCR T B SIS R TR 2387 0B (0050 -, 32 PR W e
FMIE RN E B %, TR VAR BUH, A BRI G R R 0 TR A R &
G2 PR RIS 53 D72 308 A8 4 e 3 025 S R /2 BRI 0 6 Tk .
3. ¥ VAR 53!

3.1. VAR R& 2

PE BB oh, oTARLAR B S0 5 507 7 8 4 0/ BT 43 30 o L R T A (25 T
Y2 T A B A I VAR B AMBTRT AU HERS 5 00 BB MR AR, JRA DRI A 7 0.75
DL g R ST (i 3).
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Table 3. Explain total variance

®3.MBRERE

s VIR A SRECE TR ek PRI
U7
it FE%  Ril% it FE%  Bit% #rit FE%  Bit%
1 7.551 83.897 83.897 7.551 83.897 83.897 7.350 81.668 81.668
2 0.924 10.263 94.160 0.924 10.263 94.160 1.124 12.492 94.160
1) ADF B4R K %

Y& ADF BN AR I8 /71, FIF Eviews6.0, FAFE Y. X1. X2. X3. X4. X5. X6. X7. X8.

X9 HERLARKE S, SR 4 PR,

Table 4. Statistical results of ADF unit root test results (1990-2016)

Fz 4. ADF BRQIGLER 113K (1990~2016)

Bl ADF 1556 1%l SHH P {& Krig e (e, t, k) Rtk

D (LoGX1) —0.0014 -0.0014 0.0014 (c, t,0) TR
D (LoGX2) —4.476523 -0.008 0.008 (c, t,0) T
X3 -3.421889 —2.669359 0.0015 0,0, 1) Fia

D (LoGX4, 2) —4.394309 -4.981989 0.0028 (c, t,0) FEfa
D (LoGX5) —4.279985 —3.240070 0.0027 (c,0,0) Ffa
D (LoGX6) —6.238139 -4.374307 0.0002 (c, 1, 0) Ffa
D (LoGX7) —4.054477 —3.724070 0.0046 (c, 0,0) !
D (LoGX8) —4.990425 —4.374307 0.0026 (c,t,0) Fha
D (LoGX9) —3.845785 -2.660720 0.0005 (c,0,0) Fha
D (LoGY) -3.251695 —3.724070 0.0026 (c,0,0) Ffa

E: HA, D (LoGX)ER—H, D (LoGX, 2)E R,

a6 TR (c, t, k)73 R BRI IS i K

M 4 HFIRATA LB BIE 1%H B 15K R, D (LoGY). D (LoGXl1, 2). D (LoGX2). X3. D (LoGX4,
2)~ D (LoGX5). D (LoGX6). D (LoGX7). D (LoGX8). D (LoGX9)/& FFaft). PIrl & 7 VAR A,

2) BT VAR R

M 5 FIZE 6 Al %N, H4E LOG. LR. FPE. AIC. SC. HQ Ti/NE U4 5% 42 Wi 22 % PR 7 Al (22
BFR 252 VAR ()A VAR (5)=& i NEi& e 70l L 1 B 2 FIAEE 7. 36 8 B HE LI VAR (1),

VAR (5)FEANFRGE N AT LSRR i B2 3 A R 22 50 Mo

Table 5. The optimal lag order for the first set of variables

F 5. F—HTENRMNFEME

Lag LogL LR FPE AIC SC HQ
0 168.296 NA 139¢-17 -13.2747 -12.8329 -13.15752
1 330.6702 189.4357" 2.56e—20" —-20.05585" —-15.63815" —18.88383"
Table 6. Optimal lag order for second sets of variables
# 6. FETENRMFEME
Lag LogL LR FPE AIC SC HQ
0 53.17892 NA 262e-05 4.874183 —4.774704" —4.852593
1 55.15048 3379819 3.19¢-05 —4.680998 4382563 -4.616230
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2 59.48236 6.600962 3.14e—05 —4.712606 4215214 —4.604659
3 61.65242 2893412 386e—05 -4.538326 3.841977 —4.387200
4 66.15480 5.145577 3.93¢-05 -4.586171 —3.690867 -4.391867
5 79.77119 12.96799° 1.76e-05" —5.502018" —4.407756 —5.264535"

Table 7. The AR root of the first set of variables
=7 F—HTE ARR

Root Modulus
0.998072 0.998072
0.280980 — 0.755053 0.805639
0.280980 + 0755053 0.805639
—0.100229 — 0.753683i 0.760318
—0.100229 + 07535331 0.760318
—0.491777 0.491777
0.382394 0.382894
—0.220403 — 0.283042i 0.358735
—0220403 + 0.283042 0.358735

Table 8. The AR root of second sets of variables
F8 FETHETEM ARR

Root Modulus
0.801254 — 0458912 0.923358
0.801254 + 045912i 0.923353
0.441321 —0.752983i 0.882673
—0.44321 + 0762983i 0.882678
0.625960 — 0500835 0.867657
0.625950 + 050035 0.867657
—0.595424 — 0620710i 0.860123
—0.595424 + 0620710i 0.860123
—0.258198 — 005377i 0.263760
—0.258198 + 005377i 0.263760

Inverse Roots of AR Characteristic Polynomial
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Figure 1. The AR root of the first set of variables
B 1. £—ATEM AR R
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Inverse Roots of AR Characteristic Polynomial
1.5

1.0 - J——
0.5

0.0

-0.5

1.0 I

-1.5
15 -1.0 -05 0.0 0.5 1.0 1.5

Figure 2. The AR root of second sets of variables

E 2. AT =R AR IR

3.2. VAR &8 5 Biosia R 9

QUL ) I  Fe i NG w0 ) R 7 @ P ] s e 9 L

1) F—HAEK VAR (1)HIEKH R4

DA b A B 3R BT b [X [ 2R 7= BB (GDPY R & Y SN [ R AF & X1, X2, X3, X4. X6,
X7+ X8 MdIHN .

M3 F R VB HEARIAZ: X7 BB — NS E Y SERMPRHNEG — N T RIES, WE T
AREK, 1658 4 VUG IS PROIRES . MI7EARMIZ X2 BE— A fE, Y IREHK, RUE
FERE I S0 888 GDP Sm= A E e, R WS Y JFEA T RE, 1055 DU S5 )\ W R IEE R
(9 E RSN, RS\ DUS R PR A . BRI = P (X)) A K R BN o« FEAIAZS X4 — AN IE
i, Y ERTRI R AN R RS, W Y EA RN BT, EESIES ) U
R 3), feaaTFhe, WEIFRTDUE t, fhax il e 55 =45 0%, 7228 —m 5 GDP HA M R M1EH,
BB Z, HiRECD, EEHEA B HegiEa T, BAERKIR 8T,

Response to CholeskyOne S.D. Innovations

Response of Dy to DX7 Response of Dy to DX2 Response of Dy to DDX4
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Figure 3. Response of DY to impact of X7, X2 and X4

& 3. DY Xt X7, X2 X4 AR

FEE] 4 AL X5 (MBSO — AN IEsr e, S0 Y PR, £5 R e e K,
RRY] X5 5Ll th 4 Y (GDP)E S W2 Ja s R A [ (b, B2 S BN O3 I & A2 15
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XFY (GDP)HISE I A Ae g Bt o RN JaiZia T-Fis. AL X6 (NI B S HY)
—AMEMEE, B Ema Y MORIEMH R, ZJ5BEE T TR, FNAEKAENE. 4 X8 (e
T LA A A e, 5 WEI TGS, &Y WRAIm MR, meR W2 Es Y
R F b, HBEhBOR, k.

Response of DY to DX5 Response of DY to DX6 Response of DY to DX8
0.08 0.08 0.08
0.06 0.06 0.06
0.044 0.04 0.04 1

0.021 \ 0.02 0.021 \ /\
0.00 w/\ 0.00 [-\ 0.00
-0.02 -0.02 -0.02

-0.04

T T L) T T T T | T '0-04 T L) L) L) L) L) T L) L) '0404 T T T T T T T T T
1 23 4 5 6 7 8 9 10 1 23 4 5 6 7 8 9 10 1 23 4 5 6 7 8 9 10
Figure 4. Response of DY to impact of X5, X6 and X8
B 4. DY 3 X5, X6\ X8 AEHEHINALL

FEF 5 TR, X B — AN IR ETE, Y B SR S 0 BT, B S L AR R I A R GDP A IE )
iy, R W2 S A BUNRRIEE, SISk GDP B KRR E sl e, E5% /2 )5
B PR MAE X3 GE =) 2N IEFJEXT Y B RAE RS, HXEY B uaEE /.

Response of DY to DX1 Response of DY to X3
0.08 0.08
0.06 7 0.06 1
0.04 1 0.04 1
0.021 0.021
0.00 0.00
-0.021 -0.021
-0.04 — T T T T T -0.04 T T T T T T T
1 2 3 4 5 6 7 8 9 10 1 2 3 4 5 6 7 8 9 10

Figure 5. Response of DY to impact of X1 and X3
5.DY xt X1, X3 A0 R

2) B HBER VAR (5)F ki B 24

6 AN X9 ERM B AL N IEM TG, Y R NAE S — 20 ETF, SRS — 7k
BN GDP H IEFaedy, 5 W2 5 TR, ks, KRz Hiksigok, £ 15 WEshie
AN, E2S WILUE T PR, OIS —rkxt GDP B A K IR s b sh Ve
33. VAR R 55E58@

T Z R B AT — AN G bt AR AR B AR TR, HE— RN N [ 45 A i e B

1) £—HZTER VAR OHITEL R

M BT R AT LS 7 EAIAE AR A RS s X A 7 B ME(GDP)X Y B B STk R A R &
X258 by xe B sE [X A P BME A DT R oK, o KIA B 38%; HKE X8 (Rh &l b T L),
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LF) 21%, WG~ X4, BRIBE] 20%; X2 T T Y BITTERZ 2 a6 22 R Bk s i), RS Akl 2
I, BJEE TR X8 IERTHEART Y FITTEREE T R3] 20%, 25U E3HE T PR s 21%:
WG X4, XY PTTEREAET BB W6 i 5 TR KT X1 X3, X5, X6, X7 PSS
XY BITTERER RN, AN 10%.

Response of DY to Cholesky
One S.D. DX9 Innovation
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5 10 15 20 25 30 35 40 45 50

Figure 6. Response of DY to X9 impact
B 6. DY XF X9 s HNa K

Variance Decomposition

Percent DY variance due to DX8 Percent DY variance due to DDX4 Percent DY variance due to DX5
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40 40 40
30 30 30
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10 10| / 10
-
0 0 : 0
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Percent DY variance due to DX6 Percent DY variance due to DX7 Percent DY variance due to DY
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Figure 7. Variance analysis of DY for X1, X2, X3, X4, X5, X6, X7 and X8
Bl 7.X1. X2, X3\ X4, X5, X6\ X7. X8 X DY HGFEN
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2) FEHATER VAR )T ZEN R
M8 AR LEDWE a0 RAE REoR 58 [X A2 7 SE(GDP)XT Y H S STRRFE IR 2, X9 (R
PR B AR BT S8 X A 77 BB I TR R S 85%.
Variance Decomposition

Percent DY variance due to DX9
100

80
60-
40

201

510 15 20 25 30 35 40 45 50
Figure 8. Variance analysis of X9 for DY
8.X9 I DY I E D

4. &g

B R AT TR, ASCIRRIL T A AR T, Al I BRI R P AR 5 K
BEF. Hh, AFRFFERFAEST X1, X2, X3, X4, X5. X6. X7, X8, HiE—. H .

=k AR E R BBEEL e R FELHL A BIHUE YN . A BB N
VRV, EATREET SR G AR RN LR, A 83.897%M T ZE DTRRR . TS 22 B A R IR T %

T X9, MR AR BB B R A T R R IIR L, A 10.263%1 77 Z TRk .
PN E R R 3E T 94.16% 077 ZE DTk %, BB AR KRR FE L ARe 5 IR 3R 0] 9B 0 0% R R I 5

FeEmId VAR BARUS PIAN 32 5y B 7 IR AN AR B AT 40 sl 23 v] LA e

FENFBAEGEIAGER 1o, i ks RO RS 73 b7, 58 7 k(X2) dho e B IR A A(X4) . A
FEF BN (XS) 4123 2 it 285 S A (X8) I i il 45 B S 48 BF I JR At SR M Bh K, (R BEAA T 5
REARHERT, HHEEEBRKMFEBN . XHEBEs KRERaER . 7 Z0 /i, 1ENHE
BEASER b, B (X2) s A 2 R A A(XR) . AL B e B4 B RA(X4) B 55 A Al )
TURRR A MIHEE 2B — 0 28 AL FIEE =40, 25000 38%. 21%- 20%, FH—7rk(X1). B =r"k(X3), &
XF T ERE B K S (GDP) DTk ZE — BLAL T B IR, F 2 3 8 1 3 LU A 218

R AT RIER T o, FERYE & AR B AR (X)X BT BB 4 5 & & (GDPYA B B Eh 1/, 24 X9
BB — b e, Y MK, UK R L BRI P 2t 5 st e AR IE AR, (H2
X9 FRAR AR, KA X Y 1A s T PR AE 7 220 B bl UG S AR R 3 A B R PR (X9)
(77 ZE DTHREE R KR, DTBRACIA B 85%, U B K R A (A 22 U X 88 22 F K & (GDP) B A B R IE A .
RYPH SR PG K O — 5 ETHEIE. JHRE UGB KRR, Wi b4 U0 R R ahIZAT
EEFHAL, FE. SRR, SE TR BRI O RS2 B S A bR, TR A I AR A VA T L
— Nz, L A EILE TR, M TS0 BRER . CRAESERE R 82 T TH P T A L E RS
Tt R AR KA BN C NIRRT S P AR g R . AR 27 SO, TR
PRI AR REH P A WOERR, RS R AR, R SR Z o K R .

gr BATR, fER IRV K (GDP)M AR Z R E T, I SR E B o 70, R B HT 5T K
JE(GDP) ) FZ K 7, Feilid VAR B, XA £ BB AR S g AT i — i, 15 HEE N5
IR o, X BB It K R (GDP) U MRS AR R 58 =l #h 23 [BE = e 0 i, A LI B
BN Aoyl i B A, I X SSAR bR AE R Y R SR A B R R Il R, WETCRE,
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AR RFFRE KA ES Rt AR R T rh, XEH 820 5t A B (GDP)RZMES 32 24T AT 1 2 A AR 4
BAAEOX —Tabs, IF HIX — I8P R X R R UE KRR, WKHIKE, XRsae i kK eIt
TR (6]
B oW

KRERNPARSCBRAT RE A 58 i, 275 1 3B IRAIZ M AN R A1, Hrp AR S3CHE 7 2 T 2 xS
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